PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

O 0 A
ANNUAL STATEMENT

For the Year Ended December 31, 2019
of the Condition and Affairs of the

Metropolitan Direct Property and Casualty Insurance
Company

NAIC Group Code..... 241, 241 NAIC Company Code..,.. 25321 Employer's ID Number..... 23-1903575
{Current Period) {Prior Period)
Organized under the Laws of RI State of Domicile or Port of Entry RI Country of Domicile  US
Incorporated/Organized..... May 24, 1949 Commenced Business..... June 1, 1949
Statutory Home Office 700 Quaker Lane .. Warwick .. Rl .. US .. (02886-6669
(Street and Number) (City or Town, State, Country and Zip Code)
Main Administrative Office 700 Quaker Lane .. Warwick .. Rl .. US .. 02886-6669 401-827-2400
(Street and Number) (City or Town, State, Country and Zip Code) {Area Code) (Telephone Number)
Mail Address PO Box 350, 700 Quaker Lane .. Warwick .. Rl .. US .. 02887-0350
(Street and Number or P. . Box) (City or Town, State, Country and Zip Code)
Primary Location of Books and Records 700 Quaker Lane .. Warwick .. Rl .. US .. 02886-6669 800-638-4208
(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Internet Web Site Address www.metlife.com
Statutory Statement Contact Kevin Paul Swift 800-638-4208
{Name) (Area Cods) (Telephone Number) (Extension)
kswift@metlife.com 401-827-2315
(E-Mail Address) (Fax Number)
OFFICERS
Name Title Name Title
1. Darla Ann Finchum # President 2. Maura Catherine Travers Assistant General Counsel and
Secretary
3. Michael John Bednarick Vice President and Chief Financial 4, Charles Patrick Connery # Treasurer
Officer
OTHER
Zulfi Shafaat Ahmed Senior Vice President and Chief Robert Edward Bean Vice President
Information Security Officer
Rachel Irene Downing  # Vice President Barbara Jean Furr Vice President
Paul Edward Gavin Senior Vice President Lorene Elsie Guardado Vice President
Lise Ann Hasegawa Vice President Michetle Lee Kolodziejczak Vice President
Richard Jay Leist Executive Vice President and Executive  Richard Paul Lonardo Vice President
Investment Officer
Aaron Matthew McClain Vice President Albert Montoya Vice President and Investment Officer
Robert Francis Nostramo Vice President and General Counsel Stephen Charles Radis # Vice President and Investment Officer
Kevin Stanley Redgate Senior Vice President and Senior Christopher Timothy Rhodes # Senior Vice President
Investment Officer
James Sheridan Stevens Vice President and Investment Officer Richard Andrew Stevens Vice President and Controller
Calvin Tyrone Strong Vice President Ellen Marie Tiemey # Vice President
DIRECTORS OR TRUSTEES
Michael John Bednarick Darla Ann Finchum # Paul Edward Gavin
State of........ Rhode Island
County of..... Kent

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as
herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement
of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions
therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures
manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
ocedures, according to the best of their information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also
includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy (except for formatting differences due to electronic filiry the

ehclosed statemerf. The eILect?mic filing may be requested WS regulat;;rs" n lieu of or in addition to the enclosed statement

Vi &
rti[ "’\(_[(x.‘é/-—_ "‘1/\ £ Q{_}Jﬁ(
Daﬂa Ann Finchum Maura Catherine Travers Mrchael John Bednarick
President Assistant General Counsel and Secretary Vice President and Chief Financiat Officer
Subscribed and swom to before me a. Is this an original filing? Yes [X] No{ ]
This  14th  dayof February, 2020 b, ifno 1. State the amendment number

2. Date filed

Q/UJ-MJK f "/m/] m 3. Number of pages attached

Deborah L. Masterson
Notary
June 24, 2021




Annual Statement for the year 2019 of the Metropolitan Direct Property and Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS........coviviririeiierieieieieiesesiessesesssessesseseesens | cveeieians 15,806,839 | ............. /3N I 15,806,839 [ ...cvevereieieieie [ e 15,806,839 | ............. 304
1.02 All Other GOVEMMENES.........ccovevireirieieieiiieieiseesseiseessesseens | cnneissesssessssesssens | evesnssennnns 0.0 | oo | e | e (01 I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed.......... | ............ 1,024,080 | ...ooueee. 20| oo 1,024,080 [ .cooveveeeeeeeeceeees | e 1,024,080 | ............... 2.0
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAraNtEEM............cceveueveveeeececreeeeeeeee e | eoveeeeereeeeeeenenens | ceerereieninans 0.0 [ oo | e | e, [V — 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., Non-GUaranteed.............cocevevveeeeveveieeeeeeeeeeeeee e | ceeeeennns 15,705,138 | .............30.2 |.......... 15,705,138 | ..o e 15,705,138 | ............. 30.2
1.06 Industrial and Miscellangous..............cccceveveeecveveieerereeieeeeeens | e 16,757,138 | ............. 2 | 16,757,138 | oo e 16,757,138 | ............. 322
1.07 Hybrid SECUNHIES. ....cvuevreveereeeireiriieseseseiseissiseessiseenesssssnsenenes | s | e 0.0 [ oo e | e (VN 0.0
1.08 Parent, Subsidiaries and Affiliates.............ccocoeeeeevevceeeeeecccece | e | e 0.0 [ oo | e | e, (1 I 0.0
1.09 SVO Identified FUNGS.........cccoeeveieieieiieiiereseseiseisesessissisniseis | ceviesenenesesesenens | oevveiieienn 0.0 [ oo [ e | e [V 0.0
1.10 Unaffiliated Bank LOANS............ccooiueiriririnicinienieneenesneienees | s | o 0.0 | oo Lo | [ I 0.0
1.11 Total Long-Term BondS..........ccceveereerieirerienieiiesesiesissinsisssesenenens | coveiennns 49,293,195 | o000 . 947 | 49,293,195 [ oo, (VN I 49,293,195 | ............. 94.7
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).............ccccoererrerereierieiiesiees [ eresieseeeeeieenees | cvveivsieienns 0.0 | oo | e | e (01 I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cocovvevveeeereeeeeeereeieees [ eeeeeeeeeeeereeeeieen | cvvevrennnas 0.0 | oieeeeeeeeeeeeecees Lo | e () I 0.0
2.03 Total Preferred SOCK..........cceveievvieiieieeseeseisiseiseeseisssensnns | evveseissiesissessienans (0] 0.0 [ oo (U1 (U1 (0] I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .......... [ coveerienieniencinnn | v 0.0 | e | e | s (01N I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ...........cccoeeveees [ eoverrienicnieienine | e 0.0 | e | e | e (V1 I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded...........ccccooeevee [ eorerirnirnincnie | e 0.0 | e | | e (01 I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.
3.05 Mutual FUNGS......cooviiiiiiiririeies e
3.06 Unit INveStMent TrUSES.........ccoueiriircrereresee e
3.07 Closed-End FUNDS..........ccoouuiiniiriniinineeeeeeee s
3.08 Total CommON SEOCKS........cciurrreerirririeirieiseieiieie s
4. Mortgage Loans Schedule B):

4.01 Farm Mortgages.......
4.02 Residential Mortgages
4.03 Commercial MOMGages. .......c.cuurveereiueieeneiniineereeseeseeseseeseieeeees
4.04 Mezzanine Real Estate LOans............couveuienienienienienienininnenennns
4.05 Total Mortgage LOans..........ccouvrrrrireeeieeeeieeeeeeeeenenens

Real Estate (Schedule A):

5.01 Properties Occupied by COMpany...........cccoevieeurieieervereseenenns
5.02 Properties Held for Production of Income
5.03 Properties Held for Sale...........ccccceveveierrieriieeiceecseees
5.04 Total Real Estate

Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1)........ccccoieiriinieninniesseesseeeis
6.02 Cash Equivalents (Schedule E, Part 2)...........cccccoeviiiniininnnn.
6.03 Short-Term Investments (Schedule DA)..........ccccoovirinicninnenne
6.04 Total Cash, Cash Equivalents, and Short-Term Investments........
CONTACt LOBNS.......cvcvuiviceeiiieicie ettt
Derivatives (Schedule DB)..........cccoriririninnieneeneeee e

Other Invested Assets (Schedule BA)...........cocrrreenienrneneninininns

. Receivables for SECUMLIES. .........ouueuiriirirrrsseseeeee
. Securities Lending (Schedule DL, Part 1).........ccccvereuneereneneinceneineinenn.
. Other Invested Assets (Page 2, Line 11).......ccooeveninninneeninnenenns

. Total Invested ASSELS............ccceueveviieeceeeeeeceeeeeee e

............... 0.0
............... 0.0

............... 0.0

..... 445,447
..1,996,077

..... 445,447

..1,996,077

..... 445,447
..1,996,077
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Annual Statement for the year 2019 of the Metropolitan Direct Property and Casualty Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........c.iuiurreeeeieiesiciee sttt es s st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).........ceu e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........coiiriirii e

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3. bbb
3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee
4. Total gain (loss) on disposals, Part 3, COIUMN 18...........wurerereeee e g e ettt st st s sttt st st

5. Deduct amounts received on disposals, Part 3, Column 15....................., NNE ............................................................................

6. Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane
6.2 Totals, Part 3, COIUMN 1.ttt

7. Deduct current year's other-than-temporary impairment recognized:
7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et
7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas
8.2 Totals, Part 3, COIUMN 9.ttt

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-546-7-8)........cccouiuriiiiieiieiei ettt

10.  Deduct total NONAAMILIEA BMOUNLS..........ceviveiieececteteeee ettt ettt s e sttt ettt a et s s s e s e s e s s e s et et et as e ses ettt se e s et et e s s e se s et et s snsnseses s snsetetesssnsnees

11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ou ittt ettt s

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI........vurerererriririrreieeieeieesesseessssesse s essssssssessessessessessessesseens

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7). ssessessesseens

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans
3.2 Totals, Part 3, COIUMN 11 ...ttt

4. ACCIUAL OF GISCOUNL. ...ttt bbbt bbb se bbb st b e b s s s b et s s e st e b b s e s b e bbb e s e b et b s b an s et e s e b s s s s et et st e s b e bbb e e bbb s s e st es s nanaeaas

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9..........ccoeviriiiiiiieeeccce e

5.2 Totals, Part 3, Column 8...........ccevvvvverieeeeeeee e NN .....................................

Total gain (10ss) 0n diSPOSalS, Part 3, COIUMN 18.........cocuiiieiieer ettt

Deduct amounts received on disposals, Part 3, COIUMN 15...........cieiiriieiceiesse ettt ettt sttt sttt

Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES............cririiiriiiri b

© o N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 3. bbb
9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas
10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccuvvrriurerrimenieenciecssirecsee e

B Lo =RV 1 1o a0 T o ST

13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt 8 282828 b £ E s £ o2 s bR bbb bbb bbb bbbt s st b st

14, Deduct total NONAAMILEA @MOUNES.........cceiiiiiiccicietsie et s et s s s s s e E bt e e s bbb s e st s e R s s e Rttt s st n s e r e

15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).......c.iuiiiiiiiiieetses ettt
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Annual Statement for the year 2019 of the Metropolitan Direct Property and Casualty Insurance Company

© o N o

10.

1.
12.
13.

> w N

© N o o

10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........cii ittt bbb bbb bbbt

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee
3.2 Totals, Part 3, COIUMN 12........iiii et

ACCIUAL O GISCOUNL. .......coceiviteiiectcte ettt ettt ettt bbb bbb s s et e s s s e ebebes st e s et et s s sese b et et s s e s et et s s s ae s e s e s e s b as s e bt e st et et ettt snsesebe b s s e setetesssananta

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13.......c.coeueeiceeeeece e NNE ...........................

5.2 Totals, Part 3, COIUMN O.........ooiiiiiieiieect ettt b bbb bbbttt

Total gain (10ss) 0N diSP0Sals, Part 3, COIUMN 19, ...

Deduct amounts received on disposals, Part 3, COIUMN 16.............cceuiueiiieicieieiee ettt ettt bbb bbb bbb bbb

Deduct amortization of premium @nd AEPIECIALION. ............cuiiueuiieiiieieie ittt b bbb bbbk b bbb bbb bbb

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes
9.2 Totals, Part 3, COIUMN 14.........ouieeeieeseesei ettt

Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 15.........cuuiiieiiiiiicenei et
10.2 Totals, Part 3, COUMN 1. ..ot

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..

Deduct total nonadmitted amounts.............ccccvvreeeeiiicciene.

Statement value at end of current period (LINE 11 MINUS LINE 12).......c.eueriuiuiireereereireireeseessiseeseesesssssss s sessessss st sttt ssessessessessessessessessessessessessessessessessesnns

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN.........ccciuiiiuiiiieiee ettt ettt bbb a bbb bbbt s bbb s

48,318,183

Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbbt s bbbttt s

17,290,762

ACCTUAL OF GISCOUNL. .....cv.eveetetcte ettt et b e s bbb s b b2 b s s b s bbbt bbb s A b s b s bbb bbb s b bbbt s st nas

131,760

Unrealized valuation increase (decrease):

4.1 PArt 1, COIUMN 12.c.oiiriiiiiieeeises bbb
4.2 Part 2, SECHON 1, COIUMN 15, ..ottt ettt b sttt st et et et ae s s s st st atsteteteseananes
4.3 Part2, SECON 2, COIUMN 13.......cvirieeceeeeeee ettt ettt a et ae st e s s ssae s s s s nsetetasssnsnses
44 Partd, COIUMN T oottt t ettt et et a e e e s st et st st st e b et et ea e s e ae s sttt et et ssesesessansnsnna

0

Total gain (I0ss) on disposals, Part 4, COIUMN 19.........c.ciiiieiieiieictsicsi st s bbbt bbbt bbb bbb bbb bbbt sttt

29,940

Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7...........ciriiriiineiee et

16,346,591

Deduct @amMOrtiZation Of PIEIMIUM. .........c. ittt s s s s st 88288 s

147,090

Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COUMN 5.ttt s bt bee bbb es st b b s s st ettt n st et s s enae st ennnee
8.2 Part2, Section 1, COlUMN 19.. ...
8.3 Part 2, SECHON 2, COIUMN 16.........ovieeeeieieieeeceee ettt ettt bttt s et s s s st s s s e st b s s snsnaee
8.4 Partd, COMUMN 15......cuiiiiieiee e

Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, COIUMN M4
9.2 Part2, SECHON 1, COIUMN 17.......viieececee ettt ettt sttt en ettt s s et et s s snsnaee
9.3 Part 2, SECtion 2, COIUMN 4.ttt
9.4 Partd, COIUMN 13, ..ottt ettt ettt et e s e st eea s ee et et st et st et et ebeeseese e sttt et et et etesesnanannnas

0

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2........c.cceveveiiveieicericcecscse e

16,229

Book/adjusted carrying value at end of current period (Lines 142+3+445-6-7T+8-0+10)........ccuriuriiriiniiniiniiee e

49,293,193

Deduct total NONAAMITEE AMOUNES.........ciiiiiiiieirricee et a e e e E R s e a8 b b e E et et s e s s et et e s b s s s e rnEntnas

Statement value at end of current period (LINE 11 MINUS LINE 12)........oo ittt s bbbttt ntes

49,293,193
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Annual Statement for the year 2019 of the Metropolitan Direct Property and Casualty Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovuvevmerervces | crvrvvveverincrinnns 15,806,839 | .cooovrvieriinns 15,944,513 | oo 15,776,644 | .coovvvevrrens 15,856,062
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS...oerrseesnises | v 15,806,839 | ..o 15,944,513 | oo 15,776,644 | oo 15,856,062
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ocieeeceiiieseiieies | e 1,024,080 | ..ooovoviiernnae 1,100,020 | oo 1,033,030 | .o 1,000,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 15,705,138 16,787,542 ...15,934,088 ...15,310,000
Industrial and Miscellaneous, 8. United States 16,403,554 16,735,178 ...16,483,891 ...16,191,667
SVO Identified Funds, Unaffiliated Bank Loans 9. CANAUA. ...t | ettt | e | crieri sttt | eestest et
and Hybrid Securities (Unaffiliated) 10. Other Countries ....353,584 ....365,810 ....353,204 355,000
11. Totals......ccoocoe. 16,757,138 17,100,988 ...16,837,095 ...16,546,667
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......comrerseeessrnnsns | ovveeecninnieenns 49,293,195 | ..o 50,933,063 | ...ocvvirreicninns 49,580,857 | ...ooorirriiriinns 48,712,729
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....ccccovuvrernen: 49,293,195 | ..o 50,933,063 | ...ovvvrnrrirninns 49,580,857
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SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

...1,997,557

...15,804,763

24,326,764

..17,802,916

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

A7 TOMAIS oo | erenrnn s [V I (0 {0 I 0 | o 0 [ DS S [P [V 0.0 | i (O OO o | I IS (O I 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
............... 2,934,810 |...cccc00ern. 2,765,830 |.vvrerennid,801,319 | oo XXX | o000 15,385,300 | o rrveereenenn 15,385,300 | e
................. 319,838 | ..o reerreree XXX e | .. 319,838 rerrrreennnennn 319,838 |

............... 3,254,648

............. 15,705,138
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
814,213 3,932,164 3,172,094 3,814,496 |.... 11,732,967 . 3,195,021 w8 5,796,600
..5,024,171 |.. R 5,024,171 |... . ..5,048,736 |... 0 |. . \ ...1,000,000

90IS

9.7 TOAIS.....eieieitiri e | crreenes XXX | v D09, SO [P 0,9, SOOI [ XXX | s XXX | v 0 [ oo [V OO 0.0 [ [V R 0.0 | e 0 [ e 0

Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.

10.7 Totals
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

. Total Bonds Current Year
111 NAIC T essssenssssssessssnssssessesssnsssssenss | (@)orennnn 2,811,770 | ....24,820,268 | ... 6,107,500 |...cccrrrrnes 6,910,674 |....ccovvnne 5,295,051 | covoevirerereierine [V O 45,945,263
............... 5,344,009 5,344,009

. . .0

............. 40,148,663 |...............5,796,600
............... 4,344,009 |...............1,000,000

.0

L0
11,451,509 |..

.6,796,600

11.8 Line 11.7asa % of Col. 7......... 22.3 | v 135 | i 103 00 | 10000 | XXX ek XXX [tk XXX i | 867 | e 13.3
12. Total Bonds Prior Year

............. 12,959,677 |...............5,153,794 | ...............3,960,059 |...............5,600,708 e XK | e XXX e 44947 167 | 8923 [ AA,94T 6T |

..5,370,079 |.. 5,370,079 ..4,370,079 |.. .1,000,000

12,959,677 |..... 10,523,873 |..

.3,960,059 | ...

12.8 Line 12.7 as a % of Col. 9. | s 34.3

L0IS

..25.8 ..20.9 7.9
13. Total Publicly Traded Bonds
13,1 NAIC Tttt eens | crsessentanenn 2,801,770 |.covveeenee 22,833,668 |..........c.... 6,107,500 |....cccovunnee. 3,110,674
............... 4,344,009

13.7 TOtAIS ... | crenreresinens 2,801,770 | ..o 22,833,668 |............. 10,451,509 |...ccovvveee. 3,110,674
13.8 Line 13.7 as a % of Col. 7..... . . L5133 | . ..7.0
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.........occvvvvevee | coveeeeecececeee 35 | i 445 | 204 | oo 6.1

Total Privately Placed Bonds

....................................................................................................................................................................... 3,800,000 | ..eeeeueeieeieireeineiees [ ereereereeeneineieeneeneinees | weeeeneenennnd, 796,600
............... 1,000,000
. .0

............................ - . . .3,800,000
14.8 Line 14.7 as a % of Col. 7.....
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccccceeveer | covvrvrveiiiiiniennnn0.0 | oo 3.9

......................... T4 | i 0.0

(@) Includes $.....1,996,600 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $.. 0 current year of bonds with Z designations and $. .0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....1,996,077; NAIC 2§.......... 0; NAIC3S...... 0; NAIC4S........ 0; NAIC5S.......... 0; NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlIGALIONS. ......veceeeeeeceeicieiei ettt sstees | cereeseneneens 1,996,077 |......c..c.. 15,800,882 | ..euceueerreeireierineines [ ereernernneneesnnnineineins | eeneerenensnninnnnenssnnnens | seeneenese XK eirsinnineen [ eeeninein 17,796,959 | oo 34T | 24,318,151 | o 483 | 17,796,959

1.02 Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

.3,881

..5,957

..1,480 .8,613 .5,957 |.

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities
4.05

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 Issuer Obligations
5.02 Residential Mortgage-Backed Securities...
5.03 Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

......... 15,705,138

.0

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations
6.02 Residential Mortgage-Backed Securities... .
6.03 Commercial Mortgage-Backed SECUMLIES............ccevieerieeeriieiiieens | voveieiseeesssesesneienns .
6.04 Other Loan-Backed and Structured Securities.. 814,213 |.
6.05 TOMAIS........cvieiieiiiiiiieiei ettt ettt ntenes | erresernaeneans 814,213

.............. 4138449 |...........4,800,000
3072312 |. .
o 2TAQTTT |.......1,996,600
.............. 9,960,538 |........... 5,796,600

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities...
7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities..
7.05

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
807 TOMAIS. ...ttt
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or Less

2
Over 1 Year

Through 5 Years

3
Over 5 Years
Through 10 Years

4

Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7 asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9.01

SVO Identified Funds

Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

10.01
10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans - Issued......
Unaffiliated Bank Loans - Acquired...

.0

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year

Issuer Obligations
Residential Mortgage:

Line 11.08 as a % of

-Backed Securities...
Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities
SVO Identified Funds

Col. 7.......

.............. 1,996,077
.1,480

....... 20,884,223

.3,881

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loa

Ling 12.08 @58 % 0f COL 9.

ns.

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Trade

ISSUET OBlIGAtIONS. ... s
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities

SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loa

Line 13.08 as a % of

Line 13.08 as a % of Line 11.08, Col. 7, Section 11

d Bonds

ns.

Col. 7...

...... 20,884,223
....3,881

..235
...204

.10,451,509 .

3,110,674 |...

1.0

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loa

Line 14.08 as a % of
Line 14.08 as a % of

ns.
Col. 7...
Line 11.08, Col.

.............. 1,000,000

..... 3,800,000

.29.2

.1,986,600 | ...

.3,800,000
.55.9

e .6,796,600
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term inVEStMENS ACGUIFEA..........c.cviveiriiieieiee et ess st senseses | seesesssssesessssess s st ses e sesessnsebesnsenas 198,787 | oo L4 A I RO TR
3. ACCIUAL OF QISCOUNL. ...ttt ettt s bbbt b s s s s bt besansesans | bavsebesssesessssssesesssses s snsebes s s s s s s sans 1,213 | s 72 O O TT
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON dISPOSAIS...........ccvrruriireueiiieieiiireisissre ettt ss s sessssesenns | stsesessssssesessssessssssesessssesessnsesesnsenes 200,000 | ceooeeeeceeeec e 200,000 | ..eieeceeeeeeee et | et ettt e et et et st et et et st e e st eeeteenates | eteteeereee et e et et et et et e et et et et et eae st et ereae et ereanenas
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cceriuriiriiineniiiririinins | et 0 | e 0 | o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiieiiriiiiiieisisssesissiesssesssesesssssssessenss | erssssssessssssesssssssessessessssassessssassessesassessesas 0 [ oot e 0 [ o 0 | o 0 [ e 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C - Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAN.........curuurereeeirireeireire et ssesee et essss s eessss s sessessessssssessens | stssssessessossssssessessasssssessassansssssnssessassnnes 1,999,083 | oo 1,999,083 | ....vveeeeierieeisieie ettt enes | eesetet sttt a ettt st et s s ennntene
2. Cost of cash equivalents acquired 56,970,941 | oo 56,970,941
3. ACCTUAI OF BISCOUNL........ouieeiiiiiirie bbbt | ohbbt bbb bbb bbb 105,549 | oo 105,549 | ..ot | e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS. ......ceuerereeerrerriseiseeesseseeseeseseeeseesesssessessessassssssee st ess e s e st essesssessessassanssessessesssessessessassssssessessassnns | estsessessosssssssssessasssessessessasssnssnssassnssessessassnnssnssnn 2 | e 2 | ettt st a st | evaete ettt bbbttt aen
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuvucviriiieieieieie ettt bbb bbbt s b bessesaes | sbsssessessssastes st st es e b s b ssesss s st st ssnsnea 57,079,477 | oo BT0TQATT | oottt s st sesssaenss | stessassssissstes st et es s s st tss st s sttt se st e s et esnaees
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceveiirrireieiiiiieieieisseeeiseiesiesiens | sevresssiesis et sse e 1,996,078 | oo 1,996,078 | ooovoeeeeeee e 0 [ o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 1,996,078 | oo 1,996,078 | ..o 0 | et 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912828 M8 0 |UNITED STATES TREASURY.......cccrvvrnec. ..101.129 .7,079,023 | ..... .7,000,000 | ............. 6,959,395 | ..o | s 13,345 | oo e [ 2.000 40,000 | 12/26/2017. | 11/30/2022.
912828 SV 3 |UNITED STATES TREASURY 1.75% 05/15/2022.... ...100.367 .100,367 100,000 100,325 (133) w1750 08/10/2012. | 05/15/2022.
912828 YW 4 JUNITED STATES TREASURY.......cccooiiiiiiiiiiiniinioniissicssi s | s .. . ..100.098 | .... ..8,758,545 | ... .8,750,000 | ..ooovvenne 8,741,162 49 | | [ 1.625 12/24/2019. | 12/15/2022.
0199999. U.S. Government - ISSUET OBlIGALIONS. .........cvuuiresuiisseisssisisessirisserssssssssssens st ssnsssnssssnsenes | soensonnes 15,770,788 XXX | s 15,937,935 | oo 15,850,000 | ...covvenee 15,800,882 [ ..o 0] s 13,261 0 0 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36225B QN 1 | GINNIE MAE | GNMA 17.500% 781361.....ccuiiviereresrersnrinisissssensnssseensssssesanens | ....... | . | ........... 4 l ........... 1] 5,856 |..108.512 | ...ccooiiiinnne 6,578 | .o 6,062 | ... 5,957 [(©)] I [TRROR RPN 7.500 |...... 8.294 [MON... | ccoovvvrrinrnns 38 | i 455 | 11/19/2001. | 12/15/2025.
0299999. U.S. Government - Residential Mortgage-Backed SECUMHIES. ........ovru i XXX (6) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEIMMENL......cuivuiiieieiiiiirenississnises s ssssneenes 15,776,644 XXX ] e 15,944,513 | ............ 15,856,062 | ...........15,806,839 [ .....cccooviennn0 | s 13,255 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
57582R  LJ 3 ‘COMMONWEALTH OF MASSACHUSETTS....c..oviiirierieciesesisessisrsseseiaenes | ....... | | ........... 2| ...... 1FE| o 1,033,030 |...110.002 1,000,000 (L7214 s [N [ 4.000 |...... 3.590 |MS...... .40,000 | 01/18/2017. | 09/01/2042.
1199999. U.S. States, Territories & Possessions - Issuer Obligations.............ccocvvieneans 1,033,030 XXX .. 1,000,000 | .............1,024,080 [ ....cccccoorrrirrnn, 0 (7,227) 0 0 XXX XXX XXX oorerr.40,000 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). SRR 1,033,030 XXX ] e 1,100,020 | .............. 1,000,000 | .............1,024,080 | ...covrvrrrrnnee. 0 (7,227) 0 0 XXX XXX XXX | 13,333 | 40,000 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
000000 00 O | SUMMARY ADJUSTMENT.......cooumrmrmemimmemerinemienseneseesensssssenssenssessssssennsans | covnees | o | veverenenes 0 2Z | oot | e | e | s | e Qe [ v 2,438 | s 8,751 | 12/31/2019. | 01/01/2021.
13053C  AD 4 |CALIF PCFA - PGBE.......oiiiiiieiiniineiiesiesiseisss s sissssessssiss s ssssssessss | eeenas 3,000,000 |...112.655 | ...ccocvvnecn 3,379,650 | .oovrvrnine 3,000,000 | .oerrererre3,000,000 | .voooivociieiierinens [ e e | e | e 4.750 |...... 4.750 |MN...... 142,500 | 12/15/2016. | 11/01/2046.
13078H AP 7 |CALIFORNIA STATEWIDE CMNTYS DE CA StateW..........ccccrvreveerneverrernererins [ eovees [ [rovrneenn2 | it IFE | i 1,000,000 |...102.227 .1,022,270 1,000,000 | ..covreere 1,000,000 | oo v | e | e [ 4.500 |...... 4,500 |MS...... 45,000 | 09/15/2010. | 09/01/2029.
249182 FG 6 |DENVER COLO CITY&CNTY ARPT Denver CO Cit.....c..vvevneerrerennnnne SD.. 1,427,438 |..109.3%4 | .... ..1,367,425 1,250,000 | ..oveoreree 1,306,670 | coooercerriirenes [ s (18,503) [ .ovvvrrerneererins [ erverrrneerneniseines [ aeenns 5.000 |...... 3.331 |MN...... 162,500 | 10/11/2012. | 11/15/2028.
452252  LX 5 [ILLINOIS ST TOLL HWY AUTH.....coviiiririieinireirersisiesisissssisensssssessensssiens | wovenes 1,452,298 |..116.371 | .ocovcvenne 1,454,638 | ..cooconnnee. 1,250,000 | .ooererreern 1,390,018 | o [ v (GRS YA [ DU PR 5.000 |...... 3.083 |JJ....... 01/11/2017.| 01/01/2041.
544435 4M 9 |LOS ANGELES CALIF DEPT ARPTS A....covutriririerirrenenissisesssessesesseesssssnes | veeees 288,653 |..113.920 | .................284,800 | ....... 250,000 274,238 | ..o | e (12,197) [ o [ e [ e 5.000 |...... 3.030 |MN...... 04/29/2016. | 05/15/2045.
575830 CL 0 |MASSACHUSETTS ST DEV FIN AGY JESSTSOTRUOURSTRTRN OO 1,966,520 |...105.177 | ..............2,103,540 | ..ccoocrrnnnce 2,000,000 | ..oovvornee. 1,994,721 3,979 5.250 |...... 5472 |AO...... o 04/28/2011. | 04/01/2037.
57583U SR 0 |MASSACHUSETTS ST DEV FIN AGY MAHEALTH A.....cccovvvvnivnnnnnrvnrnenns | eveene [ [ | el IFE | s 1,013,210 {...104.340 | ..............1,043,400 | .............. 1,000,000 | ...coovveeee 1,004,133 (1,398) [ oo | e | e 4.000 |...... 3.840 |AO...... | ..........10,000 | .......... 40,000 |08/21/2012. | 10/01/2035.
59259N  6R 9 | METROPOLITAN TRANS AUTH N Y...oooiiiiiriiierinsienienieeesseesssisesssssnnnes | cevees 1,152,130 {...122.201 | ... 1,222,010 | oo 1,000,000 | ..ccoovvrenne 114,493 [ s | e (13,538) [ .ovverrereercnins [ ervverrneerneniseines [ aeennd 5.000 |...... 3.241 |MN...... .50,000 | 02/15/2017. | 11/15/2034.
592643 BQ 2 |METROPOLITAN WASHINGTON D C AR ....cooviriiiirirrieinnieeesssssssesenssinnns | seveees 321,696 |...133.283 | .................399,849 | ....... 300,000 319,838 (1,505) [ oo [ erereeerinensenniens [ 6.500 |...... 3.719 |AO...... . .19,500 | 01/05/2015. | 10/01/2044.
64970H EU 4 |[NEW YORKN Y CITY HSG DEV CORP........cocovirimrierrrierncnrnerieriesesensssens | cevees 706,125 |...106.865 | ....ccoovvrnect 748,055 | ...ccoovvrinnes 700,000 702,893 (B91) | everrermermerrens [ e [ e 3.700 |...... 3.584 |MN......| v 3,309 | e, 25,900 |01/07/2015. | 11/15/2034.
64988R  FJ 6 |NEW YORK ST MORTGAGE AGENCY New York Sta..........cooeevemivvcrvrninenes [ evere 2,000,000 |..102.796 | ..............2,055,920 | .............. 2,000,000 | ....co...cc. 2,000,000 | .o [ e [ | o | 3.700 |...... 3.698 |AO...... .74,000 | 02/13/2013. | 10/01/2038.
795576 FS 1 | SALT LAKE CITY UTAH.....ccoiiiiririiriniieiinnieeiesissesssisssiessenessesssssssiens | voenes 281,633 |..119.582 | ................298,955 | ...... 250,000 274,013 (2,751) [ oo | e | e 5.000 |...... 3531 |W....... .12,500 | 02/15/2017.| 07/01/2033.
795576  FU 6 | SALT LAKE CITY UTAH.....coiiiiriiiineiseiiesineeiesiseesssisssse s ssssesssssssssens | seeees 560,960 |...119.048 546,304 (5,294) [ ..o | e | e 5.000 |...... 3.581 | JJ....... .25,000 | 02/09/2017.| 07/01/2035.
837151 RW 1 | SOUTH CAROLINA PUBLIC SERVICE........cooiiiiiirirniisiirenississisnsssrssssssensanes | sevnes ..763,425 [...100.221 777,817 7544 | oo [ | 2.388 |...... 3.483 |JD....... .19,343 | 01/23/2018. | 12/01/2023.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... .. .15,934,088 XXX | ... 16,787,542 | ............15,310,000 | ........... 15,705,138 | ..o 0 [ (94,005) 0 0 XXX XXX XXX ...704,994 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGations............c...oiiiiiieiiniiieiininissisisss e | wevsnienes 15,934,088 XXX | ...........16,787,542 | ............15,310,000 | ........... 15,705,138 [ ..ccoovviiciins 0 ] e, (94,005) 0 0 XXX XXX XXX 704,994 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00774M  AB 1 | AERCAP IRELAND CAPITAL LTD......covuurvrerireereeineisnersessessssensssessensssssenes. | eoeees 353,204 |...103.045 | ..ccovvrrrnnen 365,810 | .oovvrerernnns 355,000 353,584 160 [ 1oveeeereeieiens | e [ s 3.650 |..3.711 [ | e 5,759 | e 12,958 |07/17/2017. | 07/21/2027.
03027X  AM 2 | AMERICAN TOWER CORP.........ccovvriiriririerenisisirsiersssesesssisssessssssssssses | coneres 182,248 |...102.364 194,492 ....190,000 184,007 T35 | e [ e | e 3.125 07/12/2017.| 01/15/2027.
12470@ AB 0 [JPMAM STRATEGIC PROPERTY FUND ...3,800,000 |...100.574 ..3,821,807 .3,800,000 ...3,800,000 ......3.030 10/03/2019. | 10/03/2031.
124857 AT 0 [CBS CORP.....cooiiiiiiiicirite sttt nnnss | eeene 199,027 |...102.495 102,495 99,228 81 | o [ s [ 3.375 ,375 | 06/26/2017. | 02/15/2028.
161175  BJ 2 | CHARTER COMMUNICATIONS OPERATI.......ccourvvuirierirerercriinireinerierirenens | ceven 199,193 |...103.731 103,731 99,340 B8 | v [ s [ s 3.750 ..3,750 | 11/28/2017. | 02/15/2028.
423074 AA 6 |HEITMAN AMERICA REAL ESTATE HO.. ..500,000 |...107.247 .536,236 500,000 500,000 3770 .18,850 | 02/15/2018. | 02/15/2027.
42307# AB 4 |HEITMAN AMERICA REAL ESTATE HO.. ..500,000 |...107.339 | .................536,695 | ....... 500,000 500,000 [ .ooeveceienreirerninns e [ [ | 3.770 .18,850 | 03/27/2018. | 02/15/2027.
501044 DJ 7 |KROGER CO THE...... 139,917 |...107.097 149,936 ....140,000 139,936 A (SOOI USRI PR 3.700 07/17/2017. | 08/01/2027.
75973Q AA 5 |RENAISSANCERE FINANCE INC 114,076 |...104.642 120,338 ....115,000 114,278 83 | e | e [ s 3.450 06/28/2017. | 07/01/2027.
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Annual Statement for the year 2019 of the Metropolitan Direct Property and Casualty Insurance Company

SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
761713 BG 0 | REYNOLDS AMERICAN INC......oouiienrirnimnimississsrsssssssnsssssssesssnssnssssnssssssees | eennens | | eesereenes 1 2FE| s 3,213,330 |...107.689 | ...ooovvenns 3,230,656 | ..oovreenns 3,000,000 | ..oovrernnes 3,148,076 | .ooovvvivrierinininns | i (25,817) [ ovveererncenenns | e | e 4.450 |...... 3.406 | Do | s 7,046 | ........ 133,500 | 05/16/2017. | 06/12/2025.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OblIGAtIONS. ......c..uverereiireierieisirierssissr s 9,000,995 XXX ] s 9,162,196 | ..ocovvcenns 8,800,000 | ....cocooneun 8,938,449 | ..o, 0 (24,483) 0 0 XXX XXX XXX ] s 52,198 | ....... 206,369 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
125086 AX 4 IUBS COMMERCIAL MORTGAGE TRUST........ | ....... | | ........... 4| ..... 1M 3,089,784 |..106.229 | ...cooovenee. 3,186,875 | ..o 3,000,000 | ..o 3,072,312 [GRSLE) ] N [V [ 3.907 |..... 3.557 [MON... [ covvrrenes 9,768 | ........ 117,210 | 11/21/2017. | 11/01/2050.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities s 3,089,784 XXX ] s 3,186,875 | ..ooovvcenes 3,000,000 | ..o 3,072,312 | oo 0 (8,515) 0 0 XXX XXX XXX | e 9,768 | ........ 117,210 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securltles
38013T AE 1 |GM FINANCIAL AUTOMOBILE LEASIN.........cccoviimriniirernninrinenersnsnnersssnees | e | oo [ ronrinnenns 41 ... 1FE| i 1,499,859 |..... 99.912 | oo 1,498,675 | .. 1,500,000 | ..cocvvnnee 1,499,879 20 | e | e [ e 2.030 |...... 2.042 | MON... 08/06/2019. | 07/20/2023.
44935R  AD 0 |HALST_19-B...ciiiriicrieiscieiieessesississessenssssssessesssssssssssssssssssesssssssnns | vonenen | oo | vevereeeeeidh | vvvns 1FE 999,923 |..... 99.844 1,000,000 999,933 10 | e [ e [ e 2.030 |...... 2.041 |MON... 08/06/2019. | 06/15/2023.
80286H AD 1 | SANTANDER DRIVE AUTO RECEIVABL........ccccovivniriieriiiinninnicsnieiiesienins | cvvis 4] ... 1FE ...1,249,867 |...100.148 1,250,000 | ...ocvoenee 1,249,898 31 | e [ e [ 2.160 |...... 2.177 |MON... 08/13/2019. | 11/15/2022.
92212K  AA 4 |VANTAGE DATA CENTERS ISSUER LL......cocoiviiiiisiiiesissriiesisssississsiensinens | onnies | oo | oevianinns 4] ... TFE| i 996,667 |...100.631 | .............1,002,954 | .....cccornrnnn. 996,667 996,667 | ... [ | | e | e 3.188 |...... 3.209 | MON... 07/30/2019. | 07/15/2044.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities............................ 4,746,316 XXX ..4,746,377 61 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 16,837,095 XXX 16,757,138 | o0 i (32,937) 0 0 XXX XXX XXX XXX XXX
Totals
7699999.  Total - ISSUET OBlIGAHONS. ... cvuurererserestiers sttt st | snssesenes 41,738,901 XXX 41,468,549 | ..o [ (112,454) 0 0 XXX XXX XXX XXX XXX
7799999. Total - Residential Mortgage-Backed SECUNHIES. ... ..o e 5,856 XXX (6) 0 0 XXX XXX XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMLIES. ..........oiuiiiieiiiiieiiieieiece sttt sttt snsensesnas | sressssesaas 3,089,784 XXX |.......3,186,875 | ..............3,000,000 | ............. 3,072,312 (8,515) 0 0 XXX XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUNIES. ..o 4,746,316 XXX 4,751,917 4,746,667 ..4,746,377 61 0 0 XXX XXX XXX | 4,388 | e 37,473 XXX XXX
8399999, Grand TOtAl - BONGS...........cuuvveuerireririerieeieeiseiiestese ettt sssisninsinns | oonesiesed 49,580,857 XXX ....50,933,063 ..48,712,729 49,293,195 | ..o | (120,914) 0 0 XXX XXX XXX | ......270,501 | ..... 1,248,251 XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

Sch.D-Pt.2-Sn. 2
NONE
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Annual Statement for the year 2019 of the Metropolitan Direct Property and Casualty Insurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

€3

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. it
912828 YW 4 |UNITED STATES TREASURY......ccocivrinrenes | | 12/24/2019........ HSBC SECURITIES........cooviiireieieievieseseesesrseeeiesesesvesi s B 741,113 | oo 8,750,000 | ovoovvririerieis s 4,273
0599999, Total - BONAS = U.S. GOVEIMIMENT.......ceueviireiisieerisis sttt ses s et f et E s se £E8e0E o R e 8 oEE 0oL S e o0 E SR EEf S8 E 80 E SR EE 10 E £S48 S8R0 SEE R0 R bbb erees 8741113 | e 8,750,000 | oo 4,273
Bonds - Industrial and Mi:
12470@ AB 0 [JPMAM STRATEGIC PROPERTY FUND...... 10/03/2019........ BANK OF AMERICA NAA...... 3,800,000 .....3,800,000
38013T  AE 1 | GM FINANCIAL AUTOMOBILE LEASIN.......ccriviiirirerniineieriniierisniresesinsens 08/06/2019........ BANK OF AMERICA NAA...... 1,499,859 1,500,000
44935R  AD 0 |HALST_19-B  2.030% 06/15/23.......cccovrrmrrvirnrrrernrinrirersnnines 08/06/2019........ BANK OF AMERICA N.A......ooviiriiieinincieresissesninines 999,923 | o 1,000,000
80286H AD 1 | SANTANDER DRIVE AUTO RECEIVABL 08/13/2019........ JP MORGAN SECURITIES LTD LDN....... e 1,249,867 .....1,250,000
92212K  AA 4 | VANTAGE DATA CENTERS ISSUER LL. 07/30/2019........ BARCLAYS CAPITAL INC...... 1,000,000 1,000,000
3899999. Total - Bonds - Industrial and Miscellaneous.. e eeEeEee  eEeeeeeeiereeseesessereesseseiersesiesiesseieesierieisesiesierseliesiesseiiesieiiessiciesiesiriiesiereiseiiieiieriersiesiisioisieniieresionsioniniiiiii e 8,549,649 .....8,550,000
8399997. Total - BONS = Part 3.t e e eres .. 17,290,762 ...17,300,000
8399999, TOAl - BONMAS. ...tttk ee LE8eEE R E R E e H S E R E LSRRk baes . 17,290,762 | oo 17,300,000
9999999. Total - Bonds, Preferred and COMMON STOCKS............c..ouuiuieiiirieiiierieiisceesise ettt sete | eesesseeseeesee e b eee et es e e et e ettt e ettt enine | tres .. 17,290,762 XXX
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Annual Statement for the year 2019 of the Metropolitan Direct Property and Casualty Insurance Company

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36225B QN 1 | GINNIE MAE | GNMA | 7.500% 781361.. ~12/01/2019. ] Various 2695 | oo 2695 | oo 2,603 V7 DO V..« - 8 DORIIOS DTN IV | B DO 100 | 12/15/2025.
912828 B3 3 |UNITED STATES TREASURY. o[ 0173112019, | VAIIOUS.....ccoccoorsreveverscenevesssssmensssiie | 275,000 | .......... 275,000 | .......... 275,248 20 PN DN /<11 s (1L IV DO IO | DO 2,063 | 01/31/2019.
912828 G6 1 |UNITED STATES TREASURY.... .| 11/30/2019. | Various 8999334 | .. 9,000,000 | ...... 8,881,893 95870 | oo o 8.997.900 | oo 1434 | 1434 | 132,377 | 11/30/2019.
912828 G9 5 |UNITED STATES TREASURY.... o | 1213172019, | VAHOUS....ooovovvrvesesresisnieee || 1,600,000 | .. 1,600,000 | ...... 1,597,253 567 | oo | e 1,600,000 | oo | oo | ereeennn0 | 26,000 | 12/31/2019.
912828 SH 4 |UNITED STATES TREASURY.... | 0212812019 | MBI | 4,500,000 | ...... 4,500,000 | ...... 4,473,642 | oo 8,896,111 | oo | o 3,889 KRG O WO XTI (Y N | B 30,938 | 02/28/2019.
0599999. Total - Bonds = U.S. GOVEMIMENL.........oiviiririiissisriissssiisstiiisisins sesissssssssis st | 15,377,029 | ... 15,377,695 | ..... 15,230,639 | .........15,275,230 | .....cccc...0 | ..o 100,366 | ............... 0 [ 100,366 |................. 0| s 15,375,595 | .0 | 1,434 | 1434 | 191,478 XXX
Bonds - U.S. Special Revenue and Special Assessment
45200F WW 5 |ILLINOIS FINANCE AUTHORITY......ccccovvmmrrirnnes .. 108/15/2019. | Call ~ 100.0000.............rmemmvrveessmmrriiiens | 100,000 | .......... 100,000 | vvvvvveeenns 97,270 99,772 | ... b2 T I I 100,000 | covvooveeeeeees | eeeeeeeeeesenees | ceeeeeeseereannd (I 6,000 | 08/15/2039.
462580 JF 8 |IOWA STUDENT LN LIQUIDITY CORP.. [ 1200172019, | VAIOUS...ooovvssvvvvssvssssssessssessssessne | 160,000 | ........ 160,000 | ......... 160,997 (Y] S IR 160,279 | oovvvecvveeres [ v ()| — 279)] ..ove.. 5,375 | 12/01/2021.
837151 RW 1 |SOUTH CAROLINAPUBLIC SERVICE... - |- | 101612019, | Call - 102.3620....coocovvsvmssivnsssisensi | 706,229 | ....... 690,000 | .......... 650,325 L0 T (O . 1V [- 1 Py 28,785 | ... 28,785 | ... 30,646 | 12101/2023.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........... .c..overvvvvvrinerivincssissnsssinessssssssssssssssssssssssssssns | 966,229 | ........ 950,000 | .......... 908,592 0 5218 0| .e921,494 |0 | 28,506 | ... 28,506 | ....... 42,021 XXX
Bonds - Industrial and Miscellaneous
92212K AA 4 |VANTAGE DATA CENTERS ISSUERLL............. [ [ 1211572019, [Paydown. ..ot | o T 3333 | 3333 | 3333 0 KK 3 P (SR P 0 | s 25 | 07/15/2044.
3899999. Total - Bonds - Industrial and Miscellangous................cuvvererereriincerenenns ) T KICKE I KICKL I 3,333 0 0 0 3,333 |0 |0 |0 | 25 XXX
8399997. L ey 16,346,591 | ..... 16,331,028 | .....16,142,564 | .. .105,584 1000016,300,422 |0 |0 29,940 | .........29,040 | ... 233,524 | XXX
8399999, TOtal = BONGS .ottt s | 16,346,591 | .....16,331,028 | .....16,142,564 | ........ 16,194,838 | oo | e 105,584 0 [ 105,584 0 | s 16,300,422 | oo [ ....29,940 | ........20,040 | ... 233524 | XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS..........ocoooooiiiiiviriiriisisiiins v | 16,346,591 XXX 16,142,564 | ........ 16,194,838 | ...........e..... 0. 105,584 | ......ooooce.e. (o 105,584 | ..oovvvvvvveeennd (O [ 16,300,422 | ...ooovvvvn0 | ......29,940 | .........29,040 | ..... 233,524 XXX




Annual Statement for the year 2019 of the Metropolitan Direct Property and Casualty Insurance Company

Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 -Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

Sch. DB -Pt. A-Sn. 1
NONE

Sch. DB - Pt. A -Sn. 2
NONE

Sch.DB -Pt. B - Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE

Sch.DB -Pt.D - Sn. 1
NONE

Sch.DB -Pt.D-Sn. 2
NONE

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



Annual Statement for the year 2019 of the Metropolitan Direct Property and Casualty Insurance Company

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
JP Morgan Chase. NEW YOrK, NEW YOTK......cocveviieiiieieieieieieieiis e sssvesesisiesessnenenennees | ceevenens 445447 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 445447 | XXX
0399999. Total Cash on Deposit: XXX XXX 0 0 445447 | XXX
0599999. Total Cash XXX XXX 0 0 445447 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. ATT7,476 | 4. April 54,670 |7. July. 369,160 | 10. October. 110,418
2. February (4,415,792) | 5. May. 328,568 | 8. August 46,133 | 11. November. 280,553
3. March 44,707 |6. June 285,274 | 9. September. 118,639 | 12. December. 445,447

E27
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Annual Statement for the year 2019 of the Metropolitan Direct Property and Casualty Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUsIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY ......oouiiriirtiimtiieiiaseiiseseesestess sttt s8££ febee bbbttt reinnnens | cres ... | 12/03/2019....... 01/28/2020....... ) 508
UNITED STATES TREASURY .....ouvtmitrtiruiesaisssesssessseeeseessssse s ss st se 4188188481884 8 18888t rb | Sebie b e b e bbbt ninnnnas | cren . [12/31/2019....... 02/25/2020....... ) 62

0199999. U.S. Government Bonds - ISSUer OblIgations.............cc.ivrererireiieeiiiieriseesesiseeensennes 660
0599999. Total - U.S. GOVEMMENT BONGS........vouuuuirrrirsiiriesssisss st 660
Total Bonds

7699999, SUDLOLAIS = ISSUBT ODIIGALIONS. ..........ovvveviereviiiscriss 88000 SLeL AR b 660
8399999, SUDLOLAIS = BONAS.........oocvieiriiiceii bR . . 660
8899999, Total-Cash Equivalents | e 1,996,077 | oovsvrsssvsrscsessssssessrsre 0 660




Annual Statement for the year 2019 of the Metropolitan Direct Property and Casualty Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas... . | AR VSD BY INS CODE SECTION 23-63-206. 160,765 166,853
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida » FL RSD BY INS CODE SECTION 624.411 340,779 356,624
B PR €Yo o - OO GA RSD Section 33-3-9 89,478 91,016
12.  Hawaii
13.  Idaho.
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32. NM RSD NMSA 1978 59A 5-18 & 59A-5-19 825,185 839,370
33.
34. NC RSD Statute 58-5-10 308,202 313,500
35.  North Dakota.
36.  Ohio...
37.  Oklahoma.. .| OKRSD TITLE 36 CH 1 ART 6 SECT 613, 298,260 303,387
38.  Oregon OR VSD FOR WC TITLE 56 CH 731.628 182,934 191,440
39.  Pennsylvania.
40.  Rhode Island. FOR THE BENEFIT OF ALL POLICYHOLDERS 2,486,132 2,527,689
41, South Carolina.............ccceevveeereees SC RSD BY INS CODE SECTION 38-9-80. 214,294 224,258
42.  South Dakota
43, Tennessee..........ouwvmrieinninnns
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia . | VARSD TITLE 38-2 CH 10 SECT 1045 229,974 240,667
48.  Washington
49.  West Virginia.
50.  Wisconsin.. . | WIRSD BY INS CODE ARTICLE 601.13 47,040 49,227
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX 2,784,392 2,831,076 2,398,651 2,472,954
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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Assets Schedule P-Part 2H-Section 1-Other Liability-Occurrence 58
Cash Flow 5 Schedule P-Part 2H-Section 2-Other Liability-Claims-Made 58
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Net Investment Income 12 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2K-Fidelity, Surety 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
Five-Year Historical Data 17 | Schedule P-Part 2M-International 59
General Interrogatories 15 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Jurat Page 1 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Notes To Financial Statements 14 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Schedule A-Part 1 E01 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 2 E02 | Schedule P-Part 2T-Warranty 61
Schedule A-Part 3 E03 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule A-Verification Between Years 8102 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 62
Schedule B-Part 1 E04 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 2 E05 | Schedule P-Part 3D-Workers' Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Part 3 E06 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule B-Verification Between Years SI02 | Schedule P-Part 3F-Section 1 -Medical Professional Liability-Occurrence 63
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 2 E08 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Part 3 E09 | Schedule P-Part 3H-Section 1-Other Liability—Occurrence 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 63
Schedule D-Part 1 E10 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3M-International 64
Schedule D-Part 3 E13 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 4 E14 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 5 E15 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3R-Section 1-Products Liability—Occurrence 66
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 2—Products Liability—Claims-Made 66
Schedule D-Summary By Country Sl04 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 3T-Warranty 66
Schedule DA-Part 1 E17 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4D-Workers' Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part A-Verification Between Years SI11 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB—Part B-Section 1 E20 | Schedule PPart 4F-Section 1-Medical Professional Liability—Occurrence 68
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4H-Section 1-Other Liability-Occurrence 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 2-Other Liability—Claims-Made 68
Schedule DB—Part D-Section 1 E22 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DB-Part E E24 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DB-Verification Sl14 | Schedule P-Part 4L.-Other (Including Credit, Accident and Health) 69
Schedule DL—Part 1 E25 | Schedule P-Part 4M-International 69
Schedule DL—Part 2 E26 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 1-Cash E27 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Part 2-Cash Equivalents E28 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence 71
Schedule E-Part 3-Special Deposits E29 | Schedule P-Part 4R-Section 2—Products Liability—Claims-Made 71
Schedule F-Part 1 20 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 71
Schedule F-Part 2 21 | Schedule P-Part 4T-Warranty 7
Schedule F-Part 3 22 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F-Part 4 27 | Schedule P-Part 5B—Private Passenger Auto Liability/Medical 73
Schedule F-Part 5 28 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 6 29 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5E-Commercial Multiple Peril 76
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5F-Medical Professional Liability—Claims-Made 78
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5F-Medical Professional Liability-Occurrence 77
Schedule P-Part 1-Summary 33 | Schedule P-Part 5H-Other Liability—Claims-Made 80
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5H-Other Liability—Occurrence 79
Schedule P-Part 1B-Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5R-Products Liability-Claims-Made 82
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 5R—Products Liability—Occurrence 81
Schedule P-Part 1D-Workers’ Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6C—Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6D-Workers’ Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 41 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6H-Other Liability-Claims-Made 86
Schedule P-Part 1H-Section 1-Other Liability-Occurrence 43 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1H-Section 2-Other Liability-Claims-Made 44 | Schedule P-Part 6M-International 86
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 6R-Products Liability-Claims-Made 88
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 6R-Products Liability—-Occurrence 88
Schedule P-Part 1M-International 49 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule P Interrogatories 93
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1S-Financial Guaranty/Mortgage Guaranty 55 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1T-Warranty 56 | Schedule Y-Part 2-Summary of Insurer's Transactions With Any Affiliates 98
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Statement of Income 4
Schedule P-Part 2A-Homeowners/Farmowners 57 | Summary Investment Schedule Sl01
Schedule P-Part 2B—Private Passenger Auto Liability/Medical 57 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2F-Section 2-Medical Professional Liability-Claims-Made 58 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58 | Underwriting and Investment Exhibit Part 3 11
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